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Annual Statement for the year 2016 ofthe IMl€@tropolitan Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........vvuererrireireiieireiseiseiseeseesees s sessesississiens | eesnesnnees 4,558,805 | ............. 8.1 | e 4,558,805 | ..o (0 4,558,805 | ...ccoouvn. 8.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......v.rvrrrrerirrereerreeeressssesessssesssses | eevsessssesssesssnenenns (0] IO 0.0 | o {1 I (0 (0 [ 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ oo (01 I (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......vevvveeieireireieiie et ensesssssens | sressessessssessesesnneen (0] IO 0.0 | oo (0 I (01 (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccceveeees | ovvivnnas 4,412,576 | ............. 79 | 4,412,576 | oo (1 I 4412576 | ............ 79
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoeeeeverrinenerennecnenens | cereereeee 3,457,500 | coviiiiieiin8.2 | 13,457,500 | o0 | e 3,457,500
1.43 Revenue and assessment obligations . 32,663,784
1.44 Industrial development and similar obligations............ccccceveevevierceieiens | v (0] IO 0.0 [ o (01 IR (01 U 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccocevereereeseeceieseeseeeeies | cvveveeeesiesnns 15415 | ..o 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........ccooveuvierveriens | covevrirnn. 3,510,929 | ............. 6.3
1,513 AlL OB ..ottt ssessns | sressessnssssnssensnens (01 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o (0 (01 (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 | oo (01 I (01 U (01 IO 0.0
1,523 All OtNEI ..ottt sssssssssnssns | sressnssnssssssnssensnens (01 I (U0 (01 [0 (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:
5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including §.......... 0 property acquired in
satisfaction of debt)
Contract loans
DEMIVALIVES.......oeiiriiieiset bbb

3.3

34

3.5

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets

.......................... 0 [ iireeen0.0 | 0 i 0 | 0.0
.......................... 0 [ ciireeen0.0 | 0 [0 0 | 0.0
.............................. 0..0.0

.............................. 0.....0.0

.............................. 0..0.0

..................... 25238 | ............0.0

......... 99,9, N [IND 9,9, SIS P 00,08

.......................... 0. 2,403,026 | ............ 4.3

.............................. 0.u...0.0

.............. 55,972,432 | ........100.0
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Annual Statement for the year 2016 ofthe IMl€@tropolitan Casualty Insurance Company

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A

Book/adjusted carrying value, December 31 of prior year............
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6)..........

- VERIFICATION BETWEEN YEARS

Real Estate

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13........coviiiicnenieceneeeins
3.2 Totals, Part 3, Column 1.....c.cvvieeeeeecee e

Total gain (loss) on disposals, Part 3, Column 18...........ccccvvvvrrrrrrirnin,

Deduct amounts received on disposals, Part 3, Column 15..........

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, Column 15.......c.coovvieeeeecceececce e
6.2 Totals, Part 3, Column 13.........ccovvrirerereeiereienes

e fofoEffffffffffffffffffffffffffffffffff_'ffffffffff_'ffffffffffffffffffffffffffffff

Deduct current year's other-than-temporary impairment recognized:

7.1 Totals, Part 1, Column 12.........ccevrieieciniseineineieies
7.2 Totals, Part 3, Column 10........c.covvveriiecciieeece e
Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11......cccoireicicceceeeeeeeee e
8.2 Totals, Part 3, Column 9.......ccocvvnrninminerrrneerserenins

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et

Deduct total nonadmitted amounts..............ccceeveevieereviriniererennen.

Statement value at end of current period (Line 9 minus Line 10)..

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMBEr 31 Of PHOF YEAI.........vrverrrirrririreireirieeeeseeeeeseesesre s essessessessessessessesseens

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12........c.cocvoveveeecceeeeeeeeeeeeen
3.2 Totals, Part 3, Column 11.......ccoivrcrnecneiecrerecineniens
Accrual Of diSCOUNL...........cviiuricirieie e
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9.........cccurvruniiniinieneeeees
5.2 Totals, Part 3, Column 8...........coooevevrieeceeeeceeeee e
Total gain (loss) on disposals, Part 3, Column 18............cccceunee.

Deduct amounts received on disposals, Part 3, Column 15..........

o |o |o |o

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13.......c.covvieeeeeceerecee s
9.2 Totals, Part 3, Column 13.........coovieeeeeceeececee e

o |o |o |o

Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, Column 11........c.coovireiiieeeeecere e
10.2 Totals, Part 3, Column 10..........ccceeveriieescecee e

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cceveuirniirirnriniensieseeieee s

Total valuation allowance...........ccceevveerireeeeesseeeessseeees
Subtotal (Line 11 plus LiNg 12).......cccorrnirnirincrieirieireees
Deduct total nonadmitted amounts...........ccccvveverviccceciinenns

Statement value at end of current period (Line 13 minus Line 14)
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Annual Statement for the year 2016 ofthe IMl€@tropolitan Casualty Insurance Company

© o N o

10.

1.
12.
13.

> LN

©® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt 0

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee 0
3.2 Totals, Part 3, COIUMN 12........iiii et 0 0

ACCIUAL O GISCOUNL. .......coceiviteiiectcte ettt ettt ettt bbb bbb s s et e s s s e ebebes st e s et et s s sese b et et s s e s et et s s s ae s e s e s e s b as s e bt e st et et ettt snsesebe b s s e setetesssananta 0

o

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 Totals, Part 3, COIUMN O.........ooiiiiiieiieect ettt b bbb bbbttt

Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ...

Deduct amounts received on disposals, Part 3, COIUMN 16.............cceuiueiiieicieieiee ettt ettt bbb bbb bbb bbb

o |o |o |o

Deduct amortization of premium @nd AEPIECIALION. ............cuiiueuiieiiieieie ittt b bbb bbbk b bbb bbb bbb

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 0
9.2 Totals, Part 3, COIUMN 14.........ouieeeieeseesei ettt 0 0

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 0
10.2 Totals, Part 3, COUMN 1. ..ot 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..

Deduct total nonadmitted amounts.............ccccvvreeeeiiicciene.

o |o |o |o

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiiririieieieiete ettt bbb bbb s bbb bbb bbbttt en 52,543,793

Cost of bonds and stocks acquIired, Part 3, COIUMN 7...........ceiieiiieicieiece ettt bbb bbbt bbbt s st ns 6,578,430

ACCIUAL OF GISCOUNL. ...ttt ettt sttt ettt ee e ettt e e et et e s e aesses et et ss et et et et et eseae e s et et et et e s e s e eeae e s st et et et et et et et eseee e eees et b et et et ebeae e e st et st etatane 310,435

Unrealized valuation increase (decrease):

40 PaMt A, COIUMN 12,
4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen
4.3 Part 2, SECHON 2, COIUMN 3.
O T T 070) 111123 I B TR

0

Total gain (10ss) on diSposals, Part 4, COIUMN 19.......c.c.iiieiiiie bbb s bbb bbb bbbttt 56,332

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........cooiriiriieceee sttt 5,812,081

Deduct amOTtIZAtION OF PIEMIUM. .....c.viuiiieeiiei ettt bbb £ b £ b8 E s bbbt bbbt 132,743

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,
8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee
8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et
8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee

o |o |©o |©o

Deduct current year's other-than-temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee
9.2 Part2, SECtON 1, COIUMN 7.ttt
9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas
9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 0

Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-748-9)..........criuiuiimiiniieiiiie ettt 53,544,166

Deduct total NONAAMILEEA AMOUNLS.............cceveiititiiiece ettt ettt b bbb bt e bbb e b e s e b e b e s e s e s e as et s st e bt et ebese e e bbbt et e s e s esesesens s s as st ne 0

Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiiriercei ettt bbb 53,544,166
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Annual Statement for the year 2016 ofthe IMl€@tropolitan Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccovveverrnens | correvencrineriinnns 4,574,220 | oo 4591794 | oo 4,570,884 | ...ocvoerririi 4,590,048
Governments (Including all obligations 2. €aNAdA......oreerrieirinrieis | e (1 R (0 O (0 RN 0
guaranteed by governments) 3. Other Countries......ccoovrrrieies | coveriiierieiiessisssseesseesienns {0 R [0 OO [0 RO 0
4. TOtalS. ..o | e 4,574,220 | oo 4,591,794 | oo 4,570,884 | ..o 4,590,048
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. i | e 4412576 | oo 4,621,972 | oo 4,601,401 | oo 4,200,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 3,457,500 | oo 3,544,923 | oo 3,498,618 | .o 3,250,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals ...34,102,959
Industrial and Miscellaneous, SVO Identified 8. United States 4,893,600
Funds and Hybrid Securities (unaffiliated) 9. Canada
10. Other COUNHES.......occirrrenane | conrerenerensnrenssressnnneneenen0 | evvvnsrnsnnsnesssnnsseessnnsd | s
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......cosuermmmensssensss | convererieiinnnnnnnn 3,544,168 | oo 54,690,723 | oo 51,667,462
PREFERRED STOCKS 14, United States..........oeveveveveeees | v (U R (O PR 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.......ovvevveerrrrerrens | cevrreerererneeeseeeseeennenennns (0 O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cvevieieiiesiceericeins | e 0 ] s [0 0
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouvvecren. 53,544,168 | ....ccooovevrrrirenne 54,690,723 | ...cocvvrerrierienne 51,667,462
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Annual Statement for the year 2016 of the  IVl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

............... 1,115,692 | ........XXX

............................ 0 [ XXX

............................ 0 [ XXX

............................ 0 [ XXX

............................ 0 [ XXX

............................ 0 [ XXX

4.7 TOMAIS. .o sensenssnsenees | eesnsnnssnssnsnnsennsensd | enenessnesnenas 500,544 |....cccccounen. 1,841,264 | .oovvvnininnins [ IS 1,115,692 | .......... XXX
U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

............... 7,854,005 |...............3,391,286 |...............8,239,185 | ........ XXX

............... 1,860,737 | ..ccovvvn.e.873,221 | e 784,905 |l XXX

............................ 0 [ om0 0 e XXX

............................ 0 [ o0 [0 e XXX

............................ 0 [ om0 [0 e XXX

............................ 0 [ om0 0 [ XXX

............... 9,714,742 |.............4, 264,507 |..............9,024,090 | ........XXX
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Annual Statement for the year 2016 of the  IVl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

...3,424,806

5,911,977 |...




Annual Statement for the year 2016 of the  IVl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (6] 5,676,110 | ..cccrvvvneee 16,105,478 |.......c.ne. 12,770,704 |......coevenee. 3,391,286 |....covvenne 9,354,877 | oo (I I 47,298,455 | ..oovvvvvrnernen 849 [ XXX [ XK [ 47,298,455

............... 8,444,022

5,285,543 8,444,022

.0

L0
18,056,247 | ..

10.8 Line 10.7 asa % of Col. 7.........

Total Bonds Prior Year

............................ 15,340,262 | ............15,757,093 | .......c....... 4,981,693 | ...ooeveenen 7,579,152 | it XXX [ e XX e e XK [ en..46,083,461 | o882 e...46,063,461
. 501,773 |. ..6,393,382 555,944 | .. ..529,043 |.... 7,980,142 ..7,980,142

L0IS

. .0

............................ 0 JSOTSTRR N

............................ 0 RSSO |

15,842,035 |..... 22,150,475 |.. 5,537,637 | ...
11.8 Line 11.7 as a % of Col. 9. ...29.3 .41.0 .10.2
12. Total Publicly Traded Bonds

12,1 NAIC Tttt seenas | cesessensanenns 5,676,110 |..coevevecn. 16,105,478 |............. 12,770,704 |.............. 3,391,286 |....cccovevnn 9,354,877
............... 1,500,353 |...............5,285,543 reeeerernennennn 184,905

12.7 Totals
12.8 Line 12.7 as a % of Col. 7.....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............... 5,676,110 |............17,605,831 | ............18,056,247 |...............4,264,507
. ...31.6 . w17

Total Privately Placed Bonds

13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $ 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....2,198,309; NAIC28§............ 0; NAIC3S§.... 0; NAIC4S........ 0; NAIC5S....... 0; NAIC6S............ 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

6,757,114

..2,572,555 |...
7,245

6,055,766

2,198,309 |..... 1,986,250

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities

80IS

3.5 TO IS .vteeiiii ettt | crenrenenanienas 500,606 |.............. 2,828,935 |...e0ee. 1,083,035 | oo [ I 0], D0, SN PO VY (T N 7.9 [ 4,454,466 | ...oooooien 8.2 [ 4412576 | oo, 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 ISSUET OblIgatioNS.......c.cvverereireirieireirieieiseseeieisseeneensesnsesesssssssensens | cnsersenssssssenseneens0 | oreneinnenenn 500,544 | i 1,841,264 | L, (1N I 1,115,692 | .......... D 0.9 GO IR 3,457,500 | cocvvvireeiienn 6.2 | 2,356,457 | woovieririreieinn 44 |, 3,457,500 | .ooeverieieiiein 0
4.2 Residential Mortgage-Backed SeCUrities...........coovvvrrerernercrinininens | cevernenererinnineenen 0 | vcveenieienenn0 [0 | e LU 0 [ XXX v | verereiseineineenin (O O 0.0 | oo (U SO 0.0 |t (01 0

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..

4.5 Totals

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Industrial and Miscellaneous (unaffiliated)
1SSUET OBlIGAtIONS......vvveceveicicieieese e | sereesenseenssenseeneinnea

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities

8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10

% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed SCUTties...........covevnrrvrrernrnircrieiinns | verernenerinisrinenen0 | e, LV (V1 O 0
10.4 Other Loan-Backed and Structured SECUMtIES...........orvvrvrereereneeirrnee | cervrererisiieneinen0 [ i, [0 {01 N 0
10.5 SVO Identified FUNDS........coorveererrenirirriressncinereieenenneseessneseneenenns | seeneeeeee XK eirnisnnnes | oovennenns .0 S P D0 S I XXX oo
10.6 TOAIS. ..o snsesssneens | enrenenennnD,008,110 [ i 17,605,831 | ............ 18,056,247 | .............. 4,264,507
10.7 Line 10.6 @58 % Of COL 7...vvveevireiericrereieeisieessissessissessersensnans | cvsnensnnsnienieeene 1002 | eiiiiiieiisiiciinins 316 | oo 324 | oo, 7.7
1. Total Bonds Prior Year
11,1 1SSUET OblIgatioNS.......cc.evvevireieieieieiesee et | evseesnienees 2,049,820 |............ 14,676,727 | ............ 21,142,449 | .............. 4,460,111 |..cooovnee. 7,778,883 | .......... ) 0.9 GRS DR ) .9 N PO ).0.0 RN PR 50,107,990 | .ovvvverrercienn. 92.7 | .ooeinns 50,107,990 | ..oovovvvrereiiiiinns 0
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinrniernenieiens [ cvrreireinninnns 355,441 | .o 1,165,308 |.....cccce.... 1,008,026 |.............. 1,077,526 |....ccoovrrnne. 329,312 | .o ) 9.9 G DI ) 0.9 R PR D.0.9 N PO 3,935,613 | oo 7.3 | 3,935,613 | oo 0
11.3 Commercial Mortgage-Backed SECUMtIES...........ccvvevenrreeerniniircreinns | e (V18 O LV O (V1 IO LV T 0 [ ), 9,9, CORNINN O )9, SO IO XXX evevnen | e (U SR 0.0 | v (01 0
11.4 Other Loan-Backed and Structured SECUNtIES. ..........cccvvvvveverreeeiieees | ceveeivieieeeceiis {1 R (0 N {0 RN (01 N (0 I ) 0.0 O IR ) 0.0, SO DS XXXeovvievees | cvvveeeessevesenns [0 R 0.0 [ {1 R 0
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO .0 S P .0 S I 0.0 S PR .0 S P D .0 S XXX oo e, .0, S P ). S XXX oo e, D00, S P XXX............
11,8 TOAIS. ...ttt | eveeisnseneis 2,405,261 |............ 15,842,035 | ............ 22,150,475 |...ccovvenvn. 5,537,637 |.cooverernnn 8,108,195 | ......... ). GO DR )., S IR ) 0.0 C S 54,043,603 | ..ooovvrrernnn 100.0 |.coeorenee. 54,043,603 | ....oovrirrrreiienns 0
11.7 Line 116858 % Of COL 9...uvveivieieicie e veinins | eversississesnnisnea 45 | i 293 | s 410 | e 10.2 | oo, 15.0 | ... XXX ooveveiens | e .0, S P .S S 100.0 |..oooneenas D00, S 100.0
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS........c..cvucveieeieciiisieieisee et | eveissienees 5,344,891 |............16,527,946 | ........... 17,138,775 | ............. 3,311,244 | ..n9,893,277 | oot XXX [ s 52,216,133 50,107,990 | .ovoovevereeennn92.7 [ 52,216,133
12.2 Residential Mortgage-Backed Securities... 331,219 953,263 |... 3,526,344 3,935,613 3,526,344 |.
12.3 Commercial Mortgage-Backed SECUMLIES.........co.vvrrvrreiernieieieiniens | cereieieesiseneeseinnens 0 | o0 | e | e 0
12.4 Other Loan-Backed and Structured SECURHES...........ccrvveireriirinieiiinns | coreirereinieneineinnens 0 | o0 | e (01 0
12.5 SVO Identified Funds . XXX. XXX. XXX ..
12,8 TOAIS. ..ot eenns | ensreneinnnas 5,676,110 18,056,247 |.............. 4,264,507 |............
12.7 Line 12.6 asa % 0f Col. 7.....ocevvvvvereiierieceenns ...10.2 324 | e TT | e
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............cccoevevevevereees | oererereeea 102 | 316 | 324 | e bl T |
13. Total Privately Placed Bonds

131
132
133
13.4
135
13.6
13.7
138

Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

........................... 0 [ om0 0 0 |l XX | 0 000 |0 0.0 |l XX XK | 0

........................... 0 [ o0 0 0 |l XX | 0 | 000 |0 0.0 | XX XK | 0
........................... 0 | o0 0 0 0 |l XRX i | 0 0.0 |0 0.0 | b XX XK | 0
........................... 0 | o0 0 0 0 |l XRX i | 0 000 |0 0.0 | XX XK | 0
.......... XXX | oo XK | e XK | e XK | e XK [ [ {000 [ XXX [ XXX e XK [0
........................... 0 | o0 0 0 0 | 0 | 0 | 000 |0 0.0 |l XXX | 0
........................ 0.0 | oo 00 | 0.0 | 0.0 | 0.0 | 0.0 | 00 [ XK X e XXX e XK e XK | 0.0
........................ 0.0 | o000 | 00 | 0.0 ] 0.0 | 0.0 ] 000 | XK X el XK X e XK e XK .00
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Deduct current year's other-than-temporary impairment recognized....

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct consideration received 0N diSPOSAIS............cuureierrrreciriirieiciree et eeen

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrverrivreerieeiennnnns

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr YEAI.........cvcueiveiieeiieieessissesessissiesesees | evresesesssssssessesssessenns 299,960 | .o 299,960 | ..oveevrrereresre e

2. Cost of cash equivalents aCQUIFEd............ccveveviirieieiessiesieessese s sesssssssesesssssssessesssssssenes | sonssenessessssessensersenn20, 196,076 | woiviviiriieieseiininns 25,196,076 | ..ovocvvereeeeeese e

3. ACCTUAI OF QISCOUNL........couiviiiiiii bbb | nisnss bbb 3749 | s 3,749 | o)

4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 | e 0 | e

5. Total gain (I0SS) ON QISPOSAIS........euriiurieireriiiiireieissiese ettt ssessesnsas | essssssessesssssssessesssansessesntan [ ] U [V | T

6. Deduct consideration received 0N dISPOSAIS..........curvieireiiiriirieiriisieieiss et ssessssnes | sesssessesssssssesesesnnes 25,299,818 | oo 25,299,818 | .o

7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oo 0 [ oo

8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [ oo 0 [ oo

9. Deduct current year's other-than-temporary impairment reCognized..............cceeveeriveeriieeiiieens | ceveeiricieisiesssieessesnsseeresad | v (0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........c.ccccvvvvvrrvens | coveererieseereeeeesenes 199,946 | ..o 199,946 | ..o
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | oo 0 | o
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....oviveriirierenriisierssiisisnissessessneens | cerserssessesssssnssssssessssnes 199,946 | ..o 199,946 | .oooovieeeeceee e
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

oL3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 B3 3 |UNITED STATES TREASURY... SD.. 175,158 |...100.547 175,957 ....175,000 175,068 (32) 0 (U 1.500 |...... 1481 [U....... 02/18/2014. | 01/31/2019.
912828 G9 5 |UNITED STATES TREASURY... . SD.. [..|... . ..2,395,880 |...100.484 | .... 2,411,625 | ..... .2,400,000 | .. ..2,397,487 |. 704 0 0. 1.625 |...... 1.661 |JD....... . 12/31/2014. | 12/31/2019.
912828 M8 0 |UNITED STATES TREASURY .....coiiiiriiirinniisrsnsssissnssssssensssssssssssssnsnsssssenss | sovnes [ ITROTON PO T s 1,984,067 |..... 99.344 | oo 1,986,875 | .oovvrennee. 2,000,000 | ..cccovnnene 1,986,250 | .o 0 2,177 0 0 [ 2.000 |...... 2124 [MN......| o, 3,516 | .oovorenn 40,000 | 12/30/2015. | 11/30/2022.
0199999. U.S. Government - IsSUEr OblgatioNS. ........cuuureriisersnissseesserisssessesssssssenssessssessnsssssenas 4,555,105 XXX s 4,574,457 | v 4,575,000 | ..o 4,558,805 | ..oooviiniriinins 0 2,849 0 0 XXX XXX XXX | e 4723 | oo 62,232 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B QN 1 | GINNIE MAE | GNMA 17.500% 781361.....cccvuureuirisnrrisnnienessesssnessnnssensenescens | ....... | | ........... 4[ ........... 1 I 15,779 . 115211 | oo 17,337 | oo 15,048 (49) 0 0 [ 7.500 |...... 6.822 |MON... | .coovrvrrrs 94 | s 1,129 | 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed Securities et | e 15,779 XXX 17,337 15,048 (49) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......oivuieieserisiirnsessissssssssssssssessensssessnsssssssssssenes 4,570,884 XXX 4,591,794 | ... 4,590,048 2,800 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
13063C  JA 9 | CALIFORNIA STATE OF ......oiiiiiireiineiineerseineisessessesssessssisssssesssesssesssns | seveons . 2| 1FE 1,110,910 |...115.106 ..1,151,060 1,000,000 (10,394) 0 0. 5.000 |...... 3.631 |JD....... 03/20/2014. | 12/01/2030.
341150 A8 3 | FLORIDA ST State Of FIOMa. .........couurreerireirierieriseiieeiesiisesieniseessssinsseens | veeees [P I 2| 1FE| coir 1,845,486 |...109.656 | .... ..1,864,152 1,700,000 (14,355) 0 0. 5.000 |...... 4.001 | JJ....... . 11/24/2009. | 07/01/2027.
882721  NU 3 | TEXAS ST Texas State Of........ccccourmrinerrineiisiineisesieeneessssisssssessessseenas | weeees . 2| 1FE 514,625 |...100.934 | ..cccoovvrirs 504,670 | ..coorvvernns 500,000 (2,406) 0 (U 4500 |...... 4.000 |AO...... | wooverrenns 5,625 | .ovveenee 22,500 |06/29/2010. | 04/01/2026.
882722  ZN 4 | TEXAS ST Texas State Of ... | weenes .. 2| 1FE 1,130,380 |...110.209 ..1,102,090 .1,000,000 (14,735) 0 0 ... 5.000 |...... 3.250 |FA...... cennnn20,833 | 50,000 | 12/19/2012. | 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccccoveeenneas . 4,601,401 XXX 4,621,972 | ... .4,200,000 | .. . 0. ,890) 0 0 XXX XXX XXX | ... XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s . 4,601,401 XXX s 4,621,972 | c.oocovnnnns 4,200,000 | ............. 4,412,576 | oo 0] e, (41,890) 0 0 XXX XXX XXX | s 73,125 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST...couuiririreineererissesseesensseessesssssssssseenes. | seveees . 2| 1FE 1,879,448 |...112.605 | .....cccoouuee 1,970,588 | ..covvvvnnee 1,750,000 | ..ccoovvrenee 1,841,264 | ..oovvenne (V1 I (14,343) 0 0. 5.000 |...... 3.950 |FA..coooe| o 36,458 | .......... 87,500 |03/24/2014. | 08/01/2037.
481305 EY 2 [JUDSON TEXINDPT SCH DIST....ccoviririrriririsiinerieriereseeissisessesiesesensns | coveens . 2| 1FE 557,390 |...104.823 | ....c.ccce.. 524,115 | i 500,000 | ..covvrernnes 557,018 | oo 0 (372) 0 0. 4.000 |...... 3.346 |FA....... 08/24/2016. | 02/01/2045.
481305 EZ 9 [JUDSON TEXINDPT SCH DIST....coivirireereeirrmerierieseseessssssensessseseseesns | seveens . 2| ... 1FE 559,155 |...103.556 | ................517,780 | ....... 500,000 | ... 558,674 (481) 0 (U 4.000 |...... 3.266 |FA....... 08/24/2016. | 02/01/2041.
64966H  AX 8 |[NEW YORKN Y New York City Of.......cccouiimiiiiiiiiiiiniinniiniisnisssississiisssinnes | cvvenns .. 2| 1FE 502,625 |...106.488 | ................532,440 | ...ccoccconnns 500,000 ) 0 0 5.250 |...... 5.181 |MS...... 11/05/2008. | 09/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: s 3,498,618 XXX 3,544,923 | ... .3,250,000 ) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions 3,498,618 XXX ..3,544,923 .3,250,000 | . ) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
040507 KS 3 | ARIZONA HEALTH FAC AUTH Arizona Health F..........c.cooccneveneinernserniincens [ s 443,870 |...103.879 463,616 2,964 0 0. 5.000 10/24/2008. | 01/01/2026.
052474 AL 7 |AUSTIN TX ELECTRIC UTILITY SYS AUSTIN TE... . . ..1,927,530 |..... 97.942 4,187,746 213,818 0 0 ....0.000 03/06/2002. | 05/15/2018.
088563 UK 5 |BEXAR TEXMET WTR DIST Bexar TX Metropol..........coveeereerneeneeninererinns | evees . 969,990 |...107.947 820 0 0f.... 5.000 . 10/28/2009. | 05/01/2039.
130534 A9 1 | CALIF PCFA - PG&E California PONUtION C..........cooevvvnciinrieirerineieeiieniseenns | cev 974,420 |...101.305 1,781 0 0| 4.750 .3,958 03/26/2010. | 12/01/2023.
155498 EN 4 |CENTRAL TEX REGL MOBILITY AUTH... R 296,173 |...108.993 (2,479) 0 0]....5.000 |.. 16,250 05/13/2016. | 01/01/2035.
442348 3W 6 |HOUSTON AIRPORT SYSTEM HOUSTON TX AIRPOR JSSSTRURRTEN IO . 1,048,570 |...105.901 (6,931) 0 0. 5.500 |...... 4730 | JJ....... 7,500 .55,000 | 11/23/2010. | 07/01/2034.
44244C  GT 8 |HOUSTON TEX UTIL SYS REV.....oiiviiiiirninererinsissiesieissssssesssssssssenssines | sevenes 923,400 |...114.179 (8,845) 0 0 ... 5.000 .18,750 | 05/19/2016. | 11/15/2035.
45200F  KQ 1 [lllinois Fin lllinois Finance Authority 516,800 |...102.884 (1,858) 0 0]....5.250 .26,250 | 06/04/2008. | 10/01/2025.
45200F  SX 8 |lllinois Fin lllinois Finance Authority....... . 545,940 |...107.380 . (5,592) 0 0. 6.250 03/12/2009. | 07/01/2038.
452252 LX 5 [ILLINOIS ST TOLL HWY AUTH.....coovririeriririricrieresseseeissisesisesssesssessssseses | ceveens . 593,775 |...110.491 592,484 (1,291) 0 0. 5.000 05/19/2016. | 01/01/2041.
462590 JF 8 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD......c.oevemrererreererrnnennens | cevenne 2|l AFE | e 1,906,806 |...105.311 | ..............1,995,643 | .............. 1,895,000 | ..cooovvrenne 1,901,541 |. (1,151) 0 0. 5.000 . 12/06/2011. | 12/01/2021.
49126K HS 3 |KY EDA BAPTIST HEALTHCARE HOSP KY ECONOM SO IO . 993,750 |...104.804 | ..............1,048,040 | .............. 1,000,000 | ..covverrennns 994,180 | ..ovevreriirrcinns 0 120 0 0 .. 5.000 |.....5.042 [FA......| .........18,889 | ......... 50,000 | 12/14/2011. | 08/15/2042.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A [SSPTRRRIINY IO . 288,653 |...109.852 | .......c.c...... 274,630 | ....... 250,000 | ... 288,118 (535) 0 0. 5.000 .12,500 | 04/29/2016. | 05/15/2045.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY Massachuset.............ccccuvevunivenniiniienns | crvenee . 1,025,820 {...112.908 | ..............1,129,080 | .............. 1,000,000 | ....cccooeeee 1,012,866 |. (2,667) 0 0 5.250 08/02/2011. | 04/01/2037.
57584X WQ 0 |MASSACHUSETTS ST DEV FIN AGY. . ISP BV . 584,155 |...107.284 | ................536,420 | ....... 500,000 | ... 582,085 0 (2,070) 0 0. 5.000 09/14/2016. | 07/01/2036.
57586N C5 8 |MASSACHUSETTS ST HSG FIN AGY SOOI IO . 500,000 |...104.365 ....500,000 ..500,000 0 0 (I 4.250 06/17/2015. | 12/01/2040.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR....cooivimrimrirriinninerieneenessesnsieens | woenes . 536,160 |...109.842 ....500,000 | .. ..576,847 |. 20,903 0 0. 0.000 01/05/2015. | 10/01/2044.
63968A TE 5 |NEBRASKA PUBLIC POWER DISTRICT NE PUBLIC........ccccovvurevireerrrineiiens | cevenee . 1,166,520 |...110.830 | ..............1,108,300 | ....cccoouuee 1,000,000 | ..ccoovrenne 1,090,722 | oo (V1N I (16,564) 0 0. 5.000 02/16/2012. | 01/01/2029.
64577B  HW 7 |NEW JERSEY ECONOMIC DEVELOPMEN OO I . 529,450 |...102.012 | ......ccc.......510,060 | cooooiircinnns 500,000 | ..cooovvrerncn 528,461 | ..oovviriecins 0 (582) 0 0. 5.000 04/23/2015. | 01/01/2048.
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Annual Statement for the year 2016 of the  IVl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
64970H EU 4 |[NEW YORKN Y CITY HSG DEV CORP........cocosirumrimrirrirnerinnricrienesseissins | ceies 2| 1FE 1,260,938 |...102.139 | ...ccoocveunee 1,276,738 | oo 1,250,000 | ..coovvrenne 1,258,775 | cooovvveirieenne 0 (1,109) 0 0. 3.700 |...... 3.584 |MN...... 01/07/2015. | 11/15/2034.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New YOrk Sta..........cocorerenevvererienens [ eevvene oo [ rverirenes 2| 1FE| i 1,500,000 |..... 96.300 0 0 (U 3.700 |...... 3.700 |AO...... 02/13/2013. | 10/01/2038.
64990C EJ 6 |NY STDORM AUTH NEW YORK UNIV......cccmieiiimerimniierineerssississssssienens | cevee 2| 1FE 548,545 |...102.390 . (813) 0 (I 4.000 |...... 3.372 | JJ....... 06/02/2016. | 07/01/2039.
64990E  YZ 4 [NEW YORK ST DORM AUTH ST PERSO........ccorirmrirrirmrineinirnnisersnssseensssinens | covenns 2| 1FE 542,610 |...106.197 | .................530,985 | ....... 500,000 535,329 | oo 0 (3,750) 0 0 [ 4.000 |...... 3.021 |MS...... 01/08/2015. | 03/15/2032.
650116  AH 9 |NEW YORK TRANSN DEV CORP........ccosvverrrrerierirenes 2| ... 2FE 267,080 |...103.096 | ................257,740 | ....... 250,000 266,552 (528) 0 (U 4.000 |...... 3410 |W....... 05/18/2016. | 07/01/2031.
650116  AQ 9 |NEW YORK TRANSN DEV CORP........ccoovvvmmirerirrianns 2| 2FE 286,778 |...104.376 | ................260,940 | ..ccooovirnnnce 250,000 | ..cvoervrnen 286,266 (512) 0 0. 5.000 |...... 4.023 [JJ....... 06/16/2016. | 07/01/2041.
66285W QW 9 |NORTH TEXAS TOLLWAY AUTHORITY .....cvveervririerireernsriserseriessenineeinnne. | eeeeee | [ rvererenens | vevens 1FE| oo 1,360,286 |...104.493 | .............1,337,510 | .cccoccuvnnnee 1,280,000 | ..ccoovvreeee 1,358,386 | ..oovrvrerirrirenne 0 (1,717) 0 0. 5.750 |...... 5.287 |....... 10/28/2015. | 01/01/2040.
66285W TS 5 |NORTH TEXAS TOLLWAY AUTHORITY ....vvvemrrririerireerseineeserisesesesensnnns. | eeneee | o [ everereeens | vevens 1FE ..1,040,731 |...104.493 ....980,000 ...1,040,040 (691) 0 0. 5.750 |...... 5.287 | JJ....... 06/17/2016. | 01/01/2040.
66285W  TT 3 |NORTH TEXAS TOLLWAY AUTHORITY ......vririeiriisriniiersnieiesiseeseeensssines | ovenes R 1FE 361,070 |...104.287 ....340,000 | .. 360,830 (240) 0 0 ... 5.750 |...... 5.287 |UJ....... . ..9,775 | 06/17/2016. | 01/01/2040.
717794 AV 3 | PHILADELPHIA AUTHORITY FOR IND.......cccoivimeimerinrinneerenissinsensesissssnenss. | weeees 2| 1FE 315,766 |...112.918 | .cccvvvrrrs 321,816 | v 285,000 | ..cvvrerernens 311,733 | oo 0 (2,734) 0 0. 5.000 |...... 3.671 |AO...... | oo 3,563 | o 14,250 | 06/24/2015. | 04/01/2033.
717817 KY 5 | PHILADELPHIA ARPT SYS Philadelphia PA ..o [ s 2| 1FE 2,517,175 |..101.145 (2,082) 0 0. 5.000 |...... 4912 |JD....... 08/15/2007. | 06/15/2025.
735240  J7 9 | PORT OF PORTLAND......cotviiiririmrimeireriessiesiensseessssssssessenssessssssssssnens | serenes 2| 1FE 45,871 |..114.423 . ....45,000 (502) 0 0. 5.000 |...... 3.301 |W....... 03/06/2015. | 07/01/2038.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT Rhode ISl.........ccccooruvmriimiiierinriiiniinns [ s 2| 1FE 925,000 |...102.571 | .................948,782 | .................925,000 | ...cocoevernect 925,000 0 0 0. 5.875 |..... 5.875 | JD....... 05/01/2008. | 06/01/2028.
88045R DN 9 | TENNESSEE HSG DEV AGY Tennessee HOUSING.......c..cvvrveererieennimnniininns | everes 2] ... 1FE 145,363 |...100.000 ..145,000 (52) 0 0 [ 5.500 |...... 5.463 |JJ....... 06/24/2008. | 07/01/2038.
917393 BN 9 |UTAH CNTY UTAH 2| 1FE 271,525 |...102.824 . .271,319 (206) 0 (U 4.000 |...... 3.534 |MN...... 06/30/2016. | 05/15/2047.
928077  HD 1 |VIRGINIA PORT AUTH.....ooiiiiiiiiiiniieiissieeiss s sseesssesssssssssssssenss | soeees 2| 1FE 505,778 |...119.023 | ................535,604 | ................ 450,000 | ......cccooo... 497,472 (4,708) 0 0. 5.000 |...... 3.551 | Jd....... 03/05/2015. | 07/01/2035.
928077 HE 9 | VIRGINIA PORT AUTH......ovviieirimirierieseicnisseseesssssesssesssssssssssssssnensensnene. | covnees | | severenenes 2| 1FE| coovir 1,121,210 |...119.023 1103184 |0 | (10,218) 0 0. 5.000 |...... 3.581 |W....... .50,000 | 03/05/2015. | 07/01/2036.
93978E A9 3 |WASHINGTON ST HLTH CARE FACS A JSSSTRRRRRTI IOV 2| 1FE 500,000 |...105.462 . 500,000 0 0 0 5.250 |...... 5.250 |AO...... .26,250 | 03/10/2008. | 10/01/2033.
944514 FL 7 |WAYNE CNTY MICH ARPT AUTH Wayne Charter............ccccoueeirenervmirinnrnne | eevveee | [ veverirenes 2| 1FE| o 1,300,000 |...102.062 | ..............1,326,806 | ..............1,300,000 | ............. 1,300,000 0 0 0. 5.000 |...... 5.000 |JD..cce. | corerrenn 5,417 | i, 65,000 |01/17/2008. | 12/01/2037.
999999 99 8 | SUMMARY ADJUSTMENT.....coivemimiimieminimissemssnsssnsssnsssssssnsssssssssssnsssssssssns |eonenes | oo | oonnennnens | eovseens 4 0. 0.000 0 0 0 0 0 0. 0.000 |...... 0.000 | .oovvenne | cerneenn(3,004) | oo 3,697 | 12/31/2016. | 01/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. . 30,587,508 XXX | s 33,310,096 [ ..oooenrns 31,890,000 | .. 32,663,784 | .0 | 159,979 0 0 XXX XXX XXX | .....374,474 | ... 1,170,372 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132GL  EA 8 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 3.5.. 4 1 1,243,691 |...102.821 ..1,253,651 11,219,258 (396) 0 0]....3.500 42,674 | 12/05/2011. | 12/01/2041.
31417D  SP_ 9 |FEDERAL NATIONAL MORTGAGE ASSO......ccccutiimiriiriiririnismiessissnssenessnenes | cvvenns ..2,271,760 |...102.389 ..2,247,385 2,194,937 (1,334) 0 0 [.... 3.500 . v 16,823 | 11/16/2015. | 11/01/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 3,515,451 XXX 3,501,036 3,414,195 (1,730) 0 0 XXX XXX XXX [ 9,958 | i 119,497 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 34,102,959 XXX ....36,811,132 ...35,304,195 ....158,249 0 0 XXX XXX XXX | e 384,432 | ... 1,289,869 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
151020 AH 7 | CELGENE CORPORATION......coostiriimrimerieeseisesiseisssssssssssnsssssssssssssssins | eevnee | oo [ evvonsiinnns | onees 2FE | i 954,160 |...100.779 ..1,007,785 968,602 .0 4,909 0 0 3.250 .32,500 | 12/10/2013. | 08/15/2022.
224399 AR 6 |CRANE CO 2| 2FE 1,502,890 |...102.755 ..1,541,323 1,501,090 0 (614) 0 0|...4.450 66,750 | 12/10/2013. | 12/15/2023.
34354P  AD 7 |FLOWSERVE CORPORATION........ccocmirimirmerirerireerensseisessessssesssensssesssnsnss | seeenns 2| 2FE 494,530 |...101.306 495,991 .0 496 0 0. 4.000 .20,000 | 12/11/2013. | 11/15/2023.
74834L  AS 9 |QUEST DIAGNOSTICS INCORPORATED GTD-bY-SU.......cvvverrvrirrierinniseies | vevees 2] ... 2FE 998,330 |...106.973 ] 166 0 (VN 4.700 47,000 | 03/21/2011. | 04/01/2021.
98978V AB 9 |ZOETIS INC 3.25% 2/1/2023, 2| 2FE 943,690 .1,000,000 0 5,664 0 0 .3.250 .32,500 | 12/11/2013. | 02/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBIGALIONS............c.oveeveeiiiiiieeiei e 4,893,600 5,000,000 | ..........4,925159 | ..cooviiriiieea0 | o 10,621 0 0 XXX ...198,750 XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated)......... ..o 4,893,600 | XXX | .inn5,120,902 | e 5,000,000 | ..oocerernid,925,159 | oo | i 10,621 0 0 XXX 198,750 XXX XXX
Totals
7799999.  Total - ISSUET OBlIGAHONS. .. ... rvvorererserestiersssessisesseiess s nnsnnes | snssesenes 48,136,232 XXX ] e 51,172,350 | ..oovovve 48,915,000 | ........... 50,017,824 | ..o, 0 [ o 116,057 0 0 XXX XXX XXX | e 557,289 | ..... 1,752,604 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........c.uriwiiririiriisisssisssssesiesssssesssnissnena 3,531,230 XXX 3,518,373 3,429,243 ...3,526,344 (1,779 0 0 XXX XXX XXX [ 10,052 | e 120,626 XXX XXX
8399999, GraNd TOtAl - BONGS. ..........ouivueiiriiriiseiieiseiie sttt ssssessisnins | boesineses 51,667,462 XXX ....54,690,723 ...52,344,243 53,544,168 | ....covvvvrrireennn0 | e, 114,278 0 0 XXX XXX XXX | ......567,341 | ... 1,873,230 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE
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Annual Statement for the year 2016 of the  IVl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Political Subdivisions of States
481305 EY 2 [JUDSON TEX INDPT SCHDIST................ 08/24/2016........ CITIGROUP GLOBAL MARKETS INC/.....ovuririrriiinirsieiseieiessssiessssssssssessessssiessessanes 557,390 | oo 500,000 2,722
481305 EZ 9 |JUDSON TEXINDPT SCHDIST................ 08/24/2016........ CITIGROUP GLOBAL MARKETS INC/...... vt sessnssessnssnssenssnssseenssnsses 559,155 ....500,000 2,722
2499999. Total - Bonds - U.S. POlItICAl SUDGIVISIONS Of STALES. ........c.iuiiiieiteieiiiiisiei ettt ettt sttt sssstssse | eesetassessetasssesesses et assessebesseseesee e b esentesseE et e e s es e b et en s et s e s seesesen s e s et et esses et snsansessebntes 1,116,545 .1,000,000 5,444
Bonds - U.S. Special R e and Special A

155498  EN 4 | CENTRAL TEX REGL MOBILITY AUTH....ccvvveiriiernineierinciceieninns 05/13/2016........ JP MORGAN SECURITIES LTD LDN......couiireriiiieinrieieeieseiiseiseeesisssesesssssesssseessesssesenens 296,173

44244C  GT 8 |HOUSTON TEX UTIL SYSREV............. 05/19/2016........ CITIGROUP GLOBAL MARKETS INC/.....ovuuririrriiinirsieiseieeesssiessssssssssessessssessesssnes 923,400

452252 LX 5 [ILLINOIS ST TOLL HWY AUTH 05/19/2016........ MORGAN STANLEY & CO.....coovrerririririieesereeseiesesiseeesienenes 593,775

544435  4M 9 |LOS ANGELES CALIF DEPT ARPTS A 04/29/2016........ BARCLAYS CAPITAL INC...... 288,653

57584X WQ 0 | MASSACHUSETTS ST DEV FIN AGY 09/14/2016........ MORGAN STANLEY & CO... 584,155

64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV........ccovvvvrrrinen. 06/02/2016........ MORGAN STANLEY & CO... 548,545

650116 AH 9 |NEW YORK TRANSN DEV CORP.......ccccvuviririrrinrrierirenes 05/18/2016........ CITIGROUP GLOBAL MARKETS INC/.....ouvirriiiiiniieiiieriesiiesiesisssisesissssessesssssssesiens 267,080

650116  AQ 9 |NEW YORK TRANSN DEV CORP. 06/16/2016........ CITIGROUP GLOBAL MARKETS INC/......vouiieerviiiiineierseieeseciseeessesessssiesseseseesensesnaes 286,778
66285W TS 5 |NORTH TEXAS TOLLWAY AUTHORIT 06/17/2016........ Tax Free Exchange.........cccccvccnininicrccnicieiens 1,040,731
66285W  TT 3 |NORTH TEXAS TOLLWAY AUTHORITY......cccvvvivririrrirniinenes 06/17/2016........ Tax Free EXChange.........c.ovvvivrineinerieinirereisens 361,070

917393 BN 9 |UTAH CNTY UTAH  4.000% 05/15/47.......cccvruiiiiieiiisiisissnissrs s senssssssesenens 06/30/2016........ JP MORGAN SECURITIES LTD LDN.....oouiiririniiiesniieisinesessnsssissesensssss s sensssssensssssessnens 271,525

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 5,461,885

8399997. Total - Bonds - Part 3 6,578,430

8399999, Total - BONGS...........ooorviriiereiiciiieieiciecese e 6,578,430

9999999. Total - Bonds, Preferred and COMMON STOCKS...............uuiueiireririiiieeiieiieieeie ettt seae | eeseeesesess st es ettt 6,578,430




Annual Statement for the year 2016 of the  IVl@tropolitan Casualty Insurance Company

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

vi3

2 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 20 21
11 12 13
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Foreign Stock Stated
ei Prior Year Valuation Year's Temporary Book/Adjusted | Exchange Dividends | Contractual
g| Disposal Book/Adjusted Increase | (Amortization)| Impairment Carrying Value at | Gain (Loss) Received Maturity
CUSIP Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized Disposal Date | on Disposal During Year Date
Bonds - U.S. Government
36225B QN 1 | GINNIE MAE | GNMA 17.500% 781361......cccc0unue | . ‘ 12/01/2016. | Paydown 4,461 | e 4,461 | e 4678 | oo 4,585 | oo 0 (123) 0 4,461 0 |0 |0 [ 185 | 12/15/2025.
0599999. Total - Bonds - U.S. GOVEMMENL........iviiiiiriiiirsiistiersssissessissrsnsssesens esrsssssessessssssensessanes 4461 | oo 4461 | oo 4,678 | oo 4,585 | .o 0 (123) 0 4,461 0 [ i [ 185 XXX
Bonds - U.S. Special Revenue and Special A t
FEDERAL HOME LOAN MORTGAGE COR
3132GL EA 8 |FHLMC 3.5 o | 12/01/2016. | PAYAOWN.......cvvrvircrirrireeisirierienieseineens | ceerseniesesseessninens | evereees 156,660 156,660 . . 0 12/01/2041.
31417D SP 9 |FEDERAL NATIONAL MORTGAGE ASSO........... |.. | 12/01/2016. | Paydown 235,232 235,232 ..243,465 ..243,465 0 11/01/2042.
45201Y QU 4 [ILLINOIS HSG DEV AUTH lllinois Housing D........ ..102/01/2016. | Call ~ 100.0000............. 50,000 | .covvernen 50,000 ....50,922 0 08/01/2036.
45201Y UH 8 |ILLINOIS HSG DEV AUTH lllinois Housing D........ .| 05/02/2016. | Call ~ 100.0000... 85,000 ....85,000 ....85,000 0 X 08/01/2032.
45202H AB 9 |lllinois Fin lllinois Finance Authority....................... .| 05/18/2016. | Call ~ 101.0000.........ccovrererrerriinrireii | rerierisriensissiiens | v 1,010,000 ,000,000 | ..........930,250 . 0] 62,743 0 sevenn.1,010,000 0] 40,260 | 08/01/2029.
45479R  AG 2 |IN HEALTH CLARIAN HLTH Indiana Health Fa..... | .. | 02/16/2016. | Call ~ 100.0000..........ccccrrremmrermrirmmrrenes [ eonmrrrmrrnerirerirenines | v 500,000 500,000 | .......... 483,825 | .....ccoovu 486,091 | ..cooveverene 0| oo 13,909 | oo 0 [ e 13,909 | a0 | s 500,000 |...cccovrrne 0 (V1 I 12,500 | 02/15/2039.
IOWA STUDENT LN LIQUIDITY CORP IOWA
462590 JF STUD . [12/01/2016. [ Call  100.0000.........ccrveerreerirerereriines [ v | e 340,000 340,000 | .......... 342,118 | oo 341,380 | oo (V] IO (1,380) 0 [ oerreeenee(1,380) | coveririirenn | s 340,000 |...cccovvrnee 0 (V1N I 12,625 | 12/01/2021.
NEW JERSEY ST TURNPIKE AUTHORI New
646139 2K Jerse .| 01/01/2016. | Maturity. ..110,000 ..110,000 .111,669 ..110,000 0 0 110,000 |0 [ [0 | 3,575 | 01/01/2016.
NEW JERSEY ST TURNPIKE AUTHORI New
646139 2L Jerse [ 01/01/2016. [ MALUTILY.......oovvveverereireriseieeiienieninenns | cneeisseiseiiienienines | eoeerin 210,000 210,000 | .......... 213,186 | oo 210,000 | ..coorvrirnnne 0 0 0 | o0 i | 210,000 | ..cooovrrrnes 0 (VN I 6,825 | 01/01/2016.
NEW JERSEY ST TURNPIKE AUTHORI New
646139 F8 Jerse .1 01/01/2016. | Redemption ~ 100.0000..........ccorermerrns [ wormrrrmrnerirerirneeies | e 105,000 105,000 | ..ocvvnnee 110,519 | v 105,000 | ooovernenne 0 0 0 | o0 s | i 105,000 | ..ovvvvnrenna 0 (V1N I 3,413 | 01/01/2016.
NEW JERSEY ST TURNPIKE AUTHORI NEW
646139 YC 3 |JERSE ..101/01/2016. | Redemption ~ 100.0000...........ourvrrererene | rerererermeermeinernens | veerieens 75,000 | ..ocooneees 75,000 | ..ocooneees 79,827 | cooovvvririn 75,000 | coovrvrrins 0 0 0 | o0 i | i 75,000 {0 | 0 | 0 | 2,438 | 01/01/2016.
66285W QX 7 |NORTH TEXAS TOLLWAY AUTHORITY.............. ..| 06/17/2016. | Tax Free Exchange (807) 0 | cooverreene(807) | o0 | 1,401,800 | vviiiend0 |0 | 0 | s 37,950 | 01/01/2040.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT Rhode Isl|.. [ 07/06/2016. | Call ~ 100.0000............. s . . X 0 0 | o0 i | i0000305,000 | o0 | e | 0 | 7,309 | 06/01/2028.
88045R DN 9 | TENNESSEE HSG DEV AGY Tennessee Housing | .. | 11/01/2016. [ Call  100.0000........ccreuesemrnmmismessnmsinne | cornmmesemsssnesssnssnnens | cerossenns 170,000 170,000 | .ooveeees 170,425 | oo 170,061 | coovvviinninnn 0 (61) 0 [ oo (B) [0 | i 170,000 [0 0 |0 8,987 | 07/01/2038.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.......cicie  wvriiriiseriiseersissssesasssessssssssessssssssenssssssssssssssssssssesesssssssssessnes | soonend 4,753,692 4,661,892 | ....... 4,688,800 4,690,311 | oo 0. 63,380 0].......63,380 | .covoviiiiin0 | 4,753,692 | o0 |0 | 0 [ 147,055 XXX
Bonds - Industrial and Miscellaneous
534187 BD 0 |LINCOLN NATIONAL CORP 4.000% 09/01/23... | . ‘ 07/14/2016. | CANTOR FITZGERALD & CO....cccooovviner | sorvmrinnrasiiinsiineens | crvene 1,053,928 1,000,000 | .......... 996,830 | .covoocrenens 997,439 | oo 0 157 0 [oierneee 157 [0 | 0. 997,596 | .0 | .....56,332 | ........56,332 | ....... 35,233 | 09/01/2023.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........uvuuiiiriieriireitisiissiriinis erriessesssseesssssssss s ettt | eoenes 1,053,928 1,000,000 ..996,830 ..997,439 157 0 [ 157 [0 | 0. 997,596 | .0 ] .....56,332 | ........56,332 | ....... 35,233 XXX
8399997. TO = BONAS = PAM 4.ttt ff bbbttt | nneaas 5,812,081 5,666,353 | . ,690,308 ,692,335 0] e 63,414 083414 [0 | .5,755,749 | .0 ] ....56,332 | ........56,332 | ... 182,473 XXX
8399999. TORAI = BONGS. ...tttk b e fhehseE e b h bbbttt | sernes 5,812,081 5,666,353 | ....... 5,690,308 5,692,335 | .o 0 | . 63,414 0 63414 |0 | .5,755,749 | .0 ...56,332 | ........56,332 | ... 182,473 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........c..euuiieiiieiiiniiiiiis eeisisisesiiesiseesseesssssess st sssssessessnness | eriees 5,812,081 XX | 5,690,308 5,692,335 | ..o 0 63,414 083414 | .0 | ....5,755,749 | ................0 | ......56,332 | ........56,332 | ..... 182,473 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

3

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY........oviniiiiniierisnissensssissenens |@ ....... | | 12/01/2018. | Various 03/16/2017. | .oovvvenees 1,998,362 [ ..ovvivrennnnnad (V) I 1,768 | v (O [V [ 2,000,000 | ..ocoornee 1,996,594 [ .oovoviiinii (V)] I 0 ]....0.000 |..... 0.393 |N/A .o | s [

0199999. U.S. Government Bonds - ISSUET OBGAHONS. ... ... reueiruiriisiieeisstierieis sttt ess et e0s efses et ses bbb bbbttt | snissnsnees 1,998,362 | ................... (L P 1,768 | .o 0 0 2,000,000 | ........... 1,996,594 | ................... (V)] [ 0 XXX XXX XXX | o (01 I
0599999, Total = U.S. GOVEIMMENE BOMAS. ....ve1rerirsssirsersserisesssseess et sssss st £81£E8 R8sttt | snnssnsiss 1,998,362 | ...ooovvrinnnenad 0 [ s 1,768 | oo 0 [ oo 0 [ i 2,000,000 | ..ocoornee 1,996,594 | ..o () I 0] XXX XXX XXX | e [ I
Total Bonds
7799999. Subtotals - ISSUET OBIIGAtIONS. .......veiverisireersii ettt snsanssssessseses XXX XXX XXX
8399999. Subtotals - Bonds. XXX XXX XXX
9199999. Total - Short-Term Investments.. XXX XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *

Open Depositories

JP Morgan Chase. NEW YOrK, NEW YOTK......cocveviieiiieieieieieieieiis e sssvesesisiesessnenenennees | ceevenens ......0.000 0 0 204,717 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 204,717 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 204,717 | XXX
0599999. Total Cash XXX XXX 0 0 204,717 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 97,857 | 4. April 193,727 | 7. July. 129,639 | 10. October. 243,861
2. February 104,353 | 5. May. 157,408 |8. August 317,767 | 11. November. 206,756
3. March 192,415 | 6. June 321,067 | 9. September. 123,499 | 12. December. 204,717

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

U.S. Government Bonds - Issuer Obli

UNITED STATES TREASURY......cccocvinune . [12/06/2016....... | oo 0.000 | 01/26/2017....c. [ covvvveminniiiniscisnisi e 199,947 53
0199999. U.S. Government Bonds - Issuer Obligation 199,947 53
0599999. Total - U.S. GOVEIMMENE BOMAS........uuuieiiisiissiiesiissis sttt 8808008008208 10 400880840 E 8080800808088 0800808080808 40080808080 E 00808 b s Conisanas bttt 199,947 53
Total Bonds

7799999, SUDEOTAIS = ISSUET ODIIGAIIONS. ...ttt ettt sttt es e eh e a8 e e see 421 ee e e eeEee8eeeEse8eE 8o eEeeEeeseeseeseseeseesee  AeEedeeseeseheeheeseeseesehee8eE e E e E 4L 8o Ea e e e 4E8 0L 0 E 4L A S E8 e E 1842 E o0 eE e Eeesee e st e b enseb et eete | oefeesemsetesantenser st sesensen et nes 199,947 53
8399999, SUDLOAIS = BONGS..... ettt 199,947 53
8699999. Total - Cash EQUIVAIBNES...........ccouriiiiiieiiii bbb 199,947 53
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [ 0 0 0 0
2. Alaska......ooernnereerrerene AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... . | AR VSD BY INS CODE SECTION 23-63-206. 0 0 114,880 115,557
5. California.....ccccooeevrernerrirnerinnen 0 0 0 0
6. Colorado.... 0 0 0 0
7. Connecticu 0 0 0 0
8. Del 0 0 0 0
9. District of Columbia 0 0 0 0
10.  Florida . . 0 0 0 0
11, GeOrgia. ... GA|.. GA RSD Section 33-3-9 0 0 35,014 35,191
12.  Hawaii HI 0 0 0 0
13. Idaho D|.. 0 0 0 0
14.  lllinois 1L 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky 0 0 0 0
19.  Louisiana... 0 0 0 0
20.  Maine 0 0 0 0
21. Maryland 0 0 0 0
22.  Massachusetts MARSD CH 175 SECTION 151 0 0 99,895 100,484
23.  Michigan 0 0 0 0
24. Minnesota.. 0 0 0 0
25. M ippi 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28. Nebraska 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. 0 0 0 0
33. 0 0 0 0
34. 0 0 0 0
35.  North Dakota. 0 0 0 0
36.  Ohio... 0 0 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. FOR THE BENEFIT OF ALL POLICYHOLDERS 2,007,896 2,019,736 0 0
41, South Carolina.............ccceevveeereees SC RSD BY INS CODE SECTION 38-9-80. 0 0 174,817 175,848
42.  South Dakota 0 0 0 0
43, Tennessee..........ouwvmrieinninnns 0 0 0 0
44, Texas. 0 0 0 0
45, Utah... 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming... 0 0 0 0
52. 0 0 0 0
53. 0 0 0 0
54. 0 0 0 0
55. 0 0 0 0
56. 0 0 0 0
57. . 0 0 0 0
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,007,896 2,019,736 424,606 427,080
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803, s | v 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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